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= (57) Abstract: It is possible to establish an estimation method capable of logically and optimally deciding a forgetting coefficient 
and develop an estimation algorithm and a high-speed algorithm which are numerically stable. Firstly, a processing section reads out 

or receives an upper limit value r r from a storage section or an input section (S101). The processing section decides a forgetting 

coefficient p by equation (15) (S103). After this, according to the forgetting coefficient p , the processing section executes a hyper 
H» filter of equations (10-13) (SI 05). The processing section (101) calculates the existence condition of equation (17) (or equation 
(18) which will be given later) (S107). When the existence condition is satisfied at all the times (S109), Y f is decreased by A Y 
t*** and the same processing is repeated (SI 1 1). On the other hand, when the existence condition is not satisfied by a certain y t (S 109), 
the A Y is added to the T f and the sum is output to an output section and/or stored in the storage section as an optimal value r t^oi 
J^the r f (S113). 



ID 

o 



(57) Sift: S33J^»$SMW«=«jiSic*^T?#^jt^ji^«i2:-r^i:*i=. *-ro»fflMic3e£fc«££:m>=r u xju 
tBJsr^zfuxA^ufg-r-So sr. mmmt. iBffissxiiA*sp«b±Efitrf*iK^aiLxi*A*-r*(sioi). 
jiissBi*, sc(i5)ic.fcoT!eai^»p*3t^-r-5(sio3)o mmmt. &&mitip iz&-3%* sc(io)~iC(i3)a) 
H K ,;7.i';u$r£gHT-r5(si03). fliSSPioil*. j^nxfe-SiM*, &&<&5t(i8))<D#£3H*£H-WUSi07), 



WO 2005/015737 Al lllllllll 



SG, SK, SL, SY, TJ, TM, TN, TR, TT, TZ, UA, UG, US, 
UZ, VC, VN, YU, ZA, ZM, ZW. 



(84) ii»(«»a>«ci«v % ±T<0ag<&j£ias»*<pr 

SB;: ARIPO (BW, GH, GM, KE, LS, MW, MZ, NA, SD, 
SL, SZ, TZ, UG, ZM, ZW), a-7V7 (AM, AZ, BY, 
KG, KZ, MD, RU, TJ, TM), 3 — P V i\ (AT, BE, BG, 
CH, CY, CZ, DE, DK, EE, ES, FI, FR, GB, GR, HU, IE, 
IT, LU, MC, NL, PL, PT, RO, SE, SI, SK, TR), OAPI (BF, 



B J, CF, CG, CI, CM, GA, GN, GQ, GW, ML, MR, NE, SN, 
TO, TG). 

<J)H49ls*J -hj £#B8o 



fc££(si09). ^0)rf(cAr**n^fcta)Srfa)fikaMrf op t Lrai*SPfctii*iao:/xiilB«ajrciB«'r*(sii3)o 



